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This research was conducted with the aim to determine the effect of EPS, 
ROA, ROE and PER on the stock return of Textile Mill Products Companies in 
Indonesia Stock Exchange in the year 2001-2010. Sampling method used is 
purposive sampling method. Of all firms in the textile industry there are 8 
companies accordingly. 
Analysis used is normality test and Multiple Linear Regression. The result 
of this study indicate that the variable Earning Per Share (EPS), Return On 
Equity (ROE), and Price Earning Ratio (PER) is partially not have a significant 
effect on stock returns. While the variable Return On Asset (ROA) partially 
having a significant effect on stock returns. 
 
Keywords: stock return, earning per share, return on asset, return on equity, price   
earning ratio 
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